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t Piedmont
Natural Gas

December 12, 2016

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end September
30, 2016.

Ifyou have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager — Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng.corn
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piedmont Natural Gas Company
Delerred Acct-Hedgkfg Program
Acm 61 9101 (X2068)

BC ~DSC-I . Jane 6 Feb-16 Mar-18 Agr-16 M82.16 Agg-tfi 6~816

Beginning Balance
Bxpendlturem BP
Pmchase of Finandal instr,

Option Premium
Margin Reqismmenl

Receipts:
Pmceeds from posfiions

Expenditures: ADM
Porc)lass of Ffnandnl Instr.

Option Premium
F885
Margin Requirement

Consukant Fees
Befvlce Fee
Program Development
Other

RecfilPts:
Pfccaeds fioul posdlclis

Fees
Interest from brokerage acct.

PM Interest ad).
Transfer to COG Deferred Acct
Otbsf
Balance before Interest
Rstufli calculated
Bdance due (eustomsfycompany
Transfer to 25304 Defer(ed Aon
Balance due after transfer
GIL Balance
GL BsL less Beumce due I Di6erenw
Interest Cakxxadofx
Aug. Balance for Ihe month

Return rate for lhe month

63,520.00
930.00

95,960.00
1,472.50

32200.00
852.50

16,800.00
248.00

12,375.00
170.50

(2,841LDD) (8.760.00)
93.00

Zse.og 746)% 748.00 746.00 748XXI 746 00 746.00 746.00

820 620 820 8 20 8 20 8 20 8 20 8 20
98 178 50 33404 60 68 QIQZO 60 24ILZO 17 802 29 13 299 70 8 20 75420 2 023.80 7 912 80

65,196.00
(65,196 00)

0.00
0.00

98,178.50
(98,178.50)

0.00
0.00

33,404.50
(33,404.6Q)

0.00
46.00

68,249.70
(65349.70)

O.OD

O.CO

60,24S.70
{DOX48.70)

0.00
000

17,602.20
(17,802.20}

ILOO

ILOQ

13,299.70
(f3,299.70)

0.00
746.00

8.20
(8.20)
0.00
000

75420
P5420)

O.OD

0.00

(2,023.80)
2,023.80

0.00
D.OO

(7,91 2.80)
7,91 2.80

0.00
000

xe.oo 748.00

$ 32598.00 $ 4908925 $ 16,702.30 $ 34,124.85 $ 3D,12335 $ 6,90 I.IQ $ 6,649.85 3 4.10 $ 377.10 $ (1,011.90) $ (3,956.40)

OIXI00% 0.0000% 0 0000% O.OOS O.DM0% 0 0000% O.DODD% 0.0000% 0.0000% 5 0000% 0.0000)k
3 - 3 - 3 - 3 - 3 - 3 - $ - $ - 3 - $ 3

Annual allowed return rate 0.0000% 0.0000% D.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000%



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Reson
September 2016

93.00

A

A

A

A

A

A

A

A

A

Z ofA'

Commission aod Fees rate
Total Commission and Fees (Expenditures)

(8,667.00)

{8,667.00)
93.00

(8,760,00)

8
8
8
8
8
8
8
8
Z of 8's
Less: Fees {Expenditures)
Option Premium

Activi in Account
~stat D ~Cttt C

4.60
8,667.00

8,667.00

7 oI o's 8,671.60 8,667.00 2 of c's

8,667.00 X of c's

X of D's

(4.60) P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

{4.60) P&L and Cash Activity



PIEDMONT NATURAL GLS CO
SOUTH CAROLZNL ACCOUNT
ATTN ROB THORNTON
PO BOK 33068
CHARLOTTE NC 28233-3060

13'OU BAVB ANT QUESTIONS OR ISSUES
REC@RDZNG YOVR S~ TEAT YOU
ARB UNABLE TO RESOLVE WZTB YOVR BROKER,
PLEASE CONTACT AUNTS CUSTOMER SERVICE AT
I/800/654-0461 or 312/242-7200.

* * * * " ~ » * *» YOUR ACTIVITY TBIB MONTH» * *»»» * " * *»' " *

LONG/BUY SHRT/SELL DBSCRIPTZON 'K PRICE/LEOWD CC DEBIT CREDIT

9/07/6 COMM CREDIT
20CM 00000

4.60

9/08/6

9/27/6

9/27/6

9/28/6
9/28/6
9/28/6
9/28/6
9/28/5

EKER 6 NGVE 0850 CALLS
07LWO . „EI2850
CALL.~+$ .NYM MLT. OLS
BIAXK . TRADE

CIILZ,OCT 16.,NYFLNLT QAS
CILLA OCT 14 &YM NAT GAS
CALL OCT 16 NZM NLT QAS
CALL OCT 16 NYM NAT GLS

A WTRP~
'WIRE TRANSPER DISBVRSED

E 2850 C BKPIRB'S

E 3000 C .

E 3050 t; '3KKPSRHI "UB
E 3450 C,BKPKRK" 'KlSI

E 3500 C: ~ZRE jbS,
NZRESET USI

4.60

4,667.00

8,667.00

.00

.00

.00

.00

.00

* * * ~ ~ ~ ~ * * *

12/16/5

11/03/5

3/31/6
3/31/6
4/07/6

12/01/5

5/13/6

13
13 ~

2
14
16
32*

38
38*

11
11*

POSITIONS ZN YOUR
CALL DEC 16 FDOE NLT GAS E 3250 C

OPTION 4TARKET VALVE
EKPZRB 11/25/16,

AVEIULGB LONGS , 10200

LAST TRADE. DATE& 11/25/16

CAZL NOV 16 NYM lULT OILS E 3350 C
OPTZON NARKE1'ALUE

SKPIRE 10/26/16
AVERAGE LONGS . 11200

LILST TiULDE DATE: 10/26/16

CALI APR 17 NYM NAZ'LS R 3350 C
CALL APR 17 NIN BAT GAS E 3350 C
CAL'L APR 17 NYM»NATU GAS E 3350 C

OPTION NAIISBT, lGLLUE" „

LPPIRE 3/28717
AUERILGE LONG I . 10900

LILST TRADE DILTSI 3/28/17

CELL DEC 16 Nrli WAT GES R 3450 C
OPTZON NLRKST VALVE

EKPZRE 11/25/16
AVEIULQE IOSOI .1110IL

IAST TRADE DATES J.l/25/16

CALL NAY 17 NYN NLT QLS E 3550 C
OPTION NLRKKT VALUE

EXPIRE 4/25/17
AVERLOB LONG I .11250

LILST TRADE DILTRI 4/25/17

A Cte d',U N E,

; 1020.
. 1'364

. 1120 US

. 0149

. 1130 US

. 1130 US
~ 1050 VS
.1621

.1110 US

. 0'791

. 1125 US

.1050

» * * ~ *»»» *»» ~ * * *

17,732.00
17,732.00*

6,556.00
6,556.00 ~

3,242.00
22,694.00
25,936.00
51,872.00*

30,058.00
30,058.00*

11,550.00
11,550.00*

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMIJEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR A~THATTHIS STATEIJENT IS CORRECTAND RATIFIED.
RETAINFOR TAX RECCIIOS SCSIECtto IERAOAAOCOIOOCIOCNRESS»RE SEE COOFlt SYM SO I FARE EX»IAI NFO ON REVERSE SIOE



ADM

ADM Investor Services, Inc.
d Snhsid/ary of trcher Daniels lslidland Company
2100A Board ofTrade Buildlno
141 W Jackson Boulevard
Chicago, 1L 60604

MONIHLYCOMMOOllY STATEMENT

STATENEW IQTES SEP 30, 2016

ACCOUNT NUMSIRS 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEATTR MAMAGEMEHT
(7041264-2767

PIEDMONT rrQTURAL GAS CO
SODTB CAROLINA ACZXIONT
ATTN ROB THORNTON
PO BOX 33068
CSARLOTTE NC 28233-3060

IP YOU EAVE ANY OUBSTZONS OR ZSSUES
REGARDING Yorsf sTATEMENT TEAT YQU
ARE UIQBLE TO RESOLVS WITE YOUR BROKER,
PLEASE CONTACT ADHZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

2/23/6 14
14»

CALL JAN 17 NIM NAT culS B'3600 C
OPTION MARKET VALDE

EXPIRE 12/27/16'VESAGE

LONGS .10400

. 1040 US
1538

LONG/BUY 6HRT/SBLL DESCRIPTION EK PRICE/LKGHD CC CREDIT

21,532.00
21, 532. Oos

2/23/6

1/04/6

2/01/6

3/02/6

16
16 ~

28
aa

31
31

39
39s

ZAST TRADE DATE: 12/27/16

CALL PES 17'rr/M NAT,GAS E 3800 ~ C
OPZQON,3D(IIEET'AI UE

r EIPLRB .1/26'/1'1
AVERAGE A LONGS '. 10600

IAST TRADE. IIATEA I/26/17
GALL '0AN Q TJYM NAT Gas E 3850 c

UPSIDE'ARKET VALUE
BXPXRE 12/27/16

AVERAGB LONGS . 11500

LAST TRADE DILTSS 12/27/16

CJ(LL PES 17 NYZLIEQT GAS E 4100 C
OPTION MARKET VALUE

EXPIRE 1/26/17
AVERAGS IONGS ~ 11300

LAST TIQDE SATB: 1/26/17

CALL MAR 3,7 NYM NSIT GAS E 4250 C
OPTION MARKET VALUE

EXPIRE 2/aa/17
AVERAGE IONGS .10400

LAST TIQDE DIETER 2/23/17

.1060 US

.1'730

.1150 US

. I'011

.1130 US
,2,214

.1040 US

. 129 S

27,680.00
27,680.00*

2S,308.00
28,'3OS.OO*

3/,634.00
37,634.00*

50,622.00
50,622.00*

1. BEGIRNZNG ACCT RAIANCE
2. P&L AED CASE ACTZVZTY
3. ENDZBG ACCT ~
4. NET FUTURES PAL
5. NBT OPTION PREMZUM
8. QPTICNs MAISCRK vALUE

9. ACCT VALUE AT,'MARKET
11. CONVERTRO ACCT VALUE US

~ s s SEC USD ~ s
.00
.00
.00

4.60
8,667.00

283,544.00

283,544.00
283,544.00

*s* CURRENT SKEITB. ~ ** !Rs YEAR-TO-DATE ~ **

POTORES PAL
OPTZON PREMIUM

US
US

4.60
8,667.00

4.60
177,775.10-

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED VEILL BE DEEMED YOUR AGREE MENT THAT THIS STATEMENT IS C0RRECTAND RATIFIED.
REYAINFCR SAX RECOROS susacrro rssusANO couomcsscussrasss sos COOEC svuurmARE sxNASNWCN REXEREE EICE



PAGE 3

AD'LLI IHvcstor Services, Inc.
d Snlrsid/rey ofdroller Daniels klidland Company
2100A Board of Trade Buil&ling

!41 8/, lacksoo Boulevard

NZPIDLYCOMMOO ITY STATEMENT

STATEMENT DATE: SEP 30, 2016

ACCOUNT NUMSERL 121 22068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(7041264-276'7

PIEDNCHT NXTURAZ GILS CO
SOOTH CAROLZNIL ACCOUNT
ATTN ROB THOBNTON
Po BOX 33068~ NC 28233-3060

ZP YVO EAVE ANY GUESTZONS OR XSSUES
REGIQIDXNG YOUR STATEMENT THAT YOU
ARB UNABLB To RESOLVE WITH YOUR BROKER,
PLRILSB CONTACT ADMZ8~ SERVZCE AT
I/800/654-0461 or 312/242-7200.

~ * t ~ ~ t * ~ ~ ~ ~ ~ t ~ ~ ~
* ADMIS HAS XMP~ A 82.00 BMHL COPY MAILED STATEMENT PEE. ~
~ To AVOXD THIS PHE, PLEILSE CONTILCT US ILT GOGRERNSSDMIS.CON ~
* POR ISPORMLTZON ON RECEIVING YOUR 5TATYIOOKS Irf/:YPSLZL. ~
* ~ ~ t ~ t,a,r+'* * * ~ ~



South Carolina May-201 6/April.201 7 Review
Report ss ol 9/30/2016 Close

Period Tool Drlglnal TradeCounterparty
MMStus

Purchased
Psr Month

Striae/Fixed
Price

Purchase
Price

Purchase
Cost/Proceeds

Trade i

Expiration Date
Expiration

Price
Realized

Value
Net Value Realized

Gain or(Loss) Fees

May-16

May-1S

May-1 8

May-16
Jun-16
Jun-16
Jun-f t)

Jun-1(}

Jul-16
Jul-16

Jul-1Q

Jul-16
Jul-16

Aug-16
Aug-18

Aug-18

Aug-f
Sep-16
Sep-1

Call

Call

Cell

Cell

Cell

Call

CsB

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NVMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

4/30/2015
9/22/2015

10/28/2015
12/1 0/2D15

6/3/2015
10/5/20 5

1D/27/2015

12/14 015
8/30nat5
7/27/2015

10/27/2015
10/28/201 5

12/17/20f5
Ndnaf5

9/22/201 5

1,0/27/2015

fa/28/2015
12/17/20 15

8/31/2D15

9/22/2015

220,000
120,000
110,000
110,DQD

D,DQD

8, QQ

70,000
80,000

70,00Q

70,0OQ

70,0DQ

70,000
70,000

80,00Q
70,00Q

80,000
70,000
80,000
40,000
40,000

$3.70
$3.25

$2.90

$2.60
$3.65
$3.25
$3.10

$2.60

$3.80

$3.75
$2.95

$3.05
$2.75

$3.65
$3.45
$3.20

$2.8D

$3.55
$3.50

$0.1370
$0.1100

$0.1030

$0.0930

$0.1280

$0.1070
SD.1040

$0/)91 0

$0.1800

$0.1230

$0.1510

$0.1Q30

SD.0930

$0.1310

$0.1130
SQ.1040

$0.1520

SQJ)930

$0.1230

$0.1130

$30,140.00
$13,200.00
$11,330.00
$(D,230.00

$19.200.0D

$8,580.00
$7,280.00
$7.280.00
$9.100.00
$8,810.00

$10,57Q.OO

$7,210.aa
$6,510.00

$ 10,480. 0
ST,910.00

$8,320.00
$10,640 00

$7,44Q.QO

$4,920.00

$4,520.00

DcnBI20(8 E

04/26/2018 E

04I28/2018 E

04I28/2016 E

05nBI2016 E

05n5n016 E

05/25/2018 E

0$25/2016 E

0$27/2018 E

'6/27/2018 E

0$27/201 6 E

OBI27/201 6 E

0$27/2016 E

07/26/2016 E

07I2BI201 6 E

07nB/201 8 E

07I26/201 8 E

07/28/201 6 E

08/26I201 6 E

QN26/201 6 E

$0.000

$0.000

$0.000

$0.000

$0.000

$0.000

$0.000

$0.000

$0.000

$0.000

$0.000

$0.'000

$0.000

$0.'000

$0.000

$0.000

$0.000

$0.000

$0.000

$0.000

$0

$0

$0

$0

$0

$Q

$0

$0

($8,810.00) $ 108.50

($ 10,570.00) $ 108.50

($7,210.00) $ 108.50

, 10.00) $ 108.5Q

($ 10,480.00) $ 124.0Q

$ 108.5($7i910.00)

($8,320'100) $ 124IOQ

($10, 0.00) $ 108.51}

($7,440.00) $124.0Q

($4,920.00)

($4,520.00)
$62.00
$62.00

($30,140.00) $341.00

($ 13,200.00) $ 186.00

($11,330.00) $ 170.50

($10,230.00) $ 170.50

($ 19,200.00) $232.50

($8,560.00) $ 124.00

($7,280.00) $ 108 50
(3?,280.00) $ 124.00

(3, 1'00.00) $ 108.50

Sep-16
Sep-18
Sep-16
Sep-18
Oct-16

Oct-18

Call

Call

Call

Cali (Sold)
Call

CsB

NYMEX

NYMEX

NYMEX

NYMEX

fa/27/20 f5
$2015

12/1 6/2015
$26/2016
1071/2013

10/$2015

30,00Q

40,000
40,000

60,0DO

70,0DO

$3.0Q

$2.95
$2.80
$2.80

$3.45

SD.1620

$0.1520

$$08TO

{SO.D71 )

$0.1180

$0,1110

$4,860.00
St/080.00
$3,480.00

($2,840.00)
$7,080.00
ST,770.00

QB/26/2016 E

QB/26/2016 E

08/26/201 6 E

08/26/2016 E

DOI27/2016 E

09/27/2016 E

$0.000

$0.000

$0.00

$0.000

$0.000

$0.000

$0

$0

$0

($6,080.00

($3,480.00
$2,840.00

$0 '$7,080.00)
$0 ($7,770.00)

$0 ($4;860.00) $46.50
$62.00
$62.00
$62.00

$93.00

'108.50

Oct-18
Oct-15

Oct-16
Oct-18

SUMMARY:

Call

Call

Call

NYMEX

NVMEX

NYMEX

Call (Sold) NYMEX

10/27/2D15
10/28/20'15

12/1 $2015
9/27/201 8

60,000
70,00D

6D,DOO

60,000
2,280,009

33.05

$3.00

$2 85

$2.85

$0,1620

$0.1550

$0.0930

$9,720.00
$10,850.00

$5,580.00

($01460) i ($8, 6 00)

$247,2TD.DQ

09I27/201 6 E

a$27natB E,
09/27/2016 E

agnyn016 E

$0.00Q

$0.000

$0,000

Ta,aaq

$0

$0

$0

$0

($9,720.00) $93.00
$108.50(${0,850.00}

{$5,580.00)
$8,760.00

$93.00
$93.00

($247,270.00 $3,534.0D



Period--

South Carolina
Report as of SI30/2018 Close

Original Purchase
Cost/Proceeds Realized Value

Net Value Realized
Gain or Loss

Closed Positions - Ma -2002/April-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - May-2004/April-.2005 Review
Closed Positions — May-2005/April-2006 Review
Closed Positions — Ma -2006/April-2007 Review
Closed Positions - May-2007/April-2008 Review
Closed Positions - Ma -2008/April-2009 Review

$949,450 00 ,
'$2,424,270.00

$1,065,640.00 i $400,8i10.00
$851,S80.'00'$795,290.00

$2,463,690.00 '4,925,500.00
$3,369,220.00 ($1,385,730.00)
$2,908,420.00 $1,159,981.00
$3,446,030.00 ($6,147,835.00)

$ 1,474,820.00
($684,830. 00)

($56,390. 00)
$2,461; 810. 00

($4,754,950.00)
($ 1,748,439.90)
($9,593,865.00)

Closed Positions - May-2009/ ril-2010 Review $3,599,735.00 ($ 12,587,530.00) ($16,187,265.00)
Closed Positions - Ma -2010/April-2011 Review $2,240,760.00 ($3,938,546.00) ($6,179,306.00
Closed Positions - May-2011/April-2012 Review
Closed Positions - Ma -2012/A ril-2013 Review
Closed Positions - Ma -2013/April-2014 Review
Closed Positions - Ma -2014/A ril-2015 Review
Closed Positions - May-2015/April-2016 Review
Closed Positions - May-2016/October-2016 Review
Total ClosediPositions Review Periods
Open Positions Total
Closed/Open Postion TOTALS

$1,339,250.00
$967,950.00

($574,216.37)
$435,179.27
$841,635.25
247,270.00

$0.00
$0.00
$0.00
$0.00
$0.00

0.00

($ 1,339,250.00)
($967, 950.00)

$574,216.37
($435,179.27)
($841,635.25)

247,270.00)



Open',Positions - South CaroBna

Report as of 9/30/2016 Close

Period Tool Countsrparty Trade Date Purchased Per Strike/Fixed 'ontfi Price
Purchase

Price
Purchase ! )Trade I ExPlration

AMEX ltlhd,& Pd Market ValueCost/Proceeds,'',Date
Net Value vs.

Current Market
Value

Nov-1 6 Call NYMEX 11/3/2015 440,000 $3.35 $0.1120 $49,280.00 10/26/2016 E $0,0149 $6,556.00 ($42,724.00)
Deo.l 6
Dec-16

Call NYMEX 12/1/2015
Call NYMEX 12/t&/2015

380,000 $3.45 $0.1110 $42,180.00 11/25/2015 E $0.0791 $30,058.00 ($ 12,122.00)

$0.1364 $17,732.00130,000 $3.25 $0.1020 $13,260.00 11/25/2016 E $4 472.00
Jan.17 Call NYMEX 1/4/2016 280,000 $3.85 $0.1150 $32,200.00 12/27/2016 E $0 1011 $28,308!00 ($3,892.00
Ja0-17 Call NYMEX 2/23/2016 140,000 $3.60 $0.1040 $14,560.00 12/27/2016 E $0.1538 $21,532'.00 $6,972.00
Feb.t 7
Feb-1 7
Mar-1 7
Apr-1 7

Call NYMEX 2/1/2016
Call NYMEX 2/23/2016
Call NYMEX 3/2/2016

310,000 $4.10 $0.1180 $35,030.00 01/26/201 7 E $0.1214 $37,634!00 $2,604i00

390,000 $4.25 $0.1040 $40,560.00 02/23/2017 E $0.1298 $50,622.00 $10,062.00
Call NYMEX 3/31/2016 160,000 $3.35 $0.1130 $25,936.00$18,080.00 03/2&/2017 E $0.1621'7,856,00

160.000 $3.80 $0.1080 $16,960.00 01/26/2017 E $0.'l730 $27 680.00 $10,720.00

Apr-1 7 Call NYMEX 4/7/2016 160,000 $3.35 $0.1050 $16,800'.00 03/28/2017 E $0.1621 $25,936.00 $9, 1 36.0Q
May-17 Call NYMEX 5/13/2016 110,000 $3.55 $0.1125

SUMMARY: 2,660,000
$12,375.00 04/25/201 7 E $0.1050

$291,285.00
($825.'00$11,550.00

$283,544.00 ($7,741!00),
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